oi2=(1) 0 &=(2)

3 FIX| 5 d= 311 311 0 S|
A4 FIX| 5 ME 1,451 0 1,451 Ly
M /7153 ME 30 0 30 Zu
A4 771534 ME 1,017 27 990 L
A 2,468 27 2,440
2. IPHAE AHlofl e 7| &olfx
A =<
Kospi200 A= Olj==
Covered Call T 2F =<l
> =7t
Call S8 =
*l g2 S=X1A2] olsHE =71 21510 Kospi200X |8 Z|=XAt2 2 st= ME o2}
=M =8 S22 F{HEZE TSE Sh=31510 A8 ZdlL|Ch
0| EXIAERS Kospi200X |58 FE5t= QUHAEER Kospi200 MEE T2 EXISHLL
Kospi200 0|2|2] ES0|= S=XI1E =+ U7 | m20]| = =g s2U=E= 22| Ol 20|
= USL|cL
(EH9l: et
3. AlLt2| o] 2jot 2HE 116

4. |t EHFZY (VaR : 99%, 10Y) 268



C @ : BNKK200X| =2} |t 2| X| S 3 (F

IEY . 2025-07-02

Hefich 4 o ==(1) HE(2) =ZX|4(1-2)
qt FIHX| ME 601 104 497 L
A FIHX| H= 28,057 (] 28,057 L
A 28,057 0 28,057

2. TP Y E 7{eljof o2 27| 2=

KOSPI200 4= ofj4

3. AlLt2| 0] o5t &=QHE 2,248

—

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 2,992

BNKXH &t 2 2



o ==(1) o= (2)

qt FIHX| ME 414 311 104 L
A FIHX| H= 1,140 (] 1,140 L
M f715d ME 53 0 53 Fu
A w7153 HE 1,236 238 999 L
A 2,376 238 2,138

2. THEME AHofof e TI| 2=

» 2
o KOSPI200 45 o=

? 23S §XXte| ojsiE 57| #
CHE31510] A3 Zd L}

O| £X}4IEFS KOSPI200X| =8 FESH=
KOSPI200 0]|2|2| ZSo|= FXt& 5= Q7|

|50 KOSPI200X| =2 7| XX[Ato 2 B}

&Lk
(GEEE)
3. AlLtE| o) o5 £ E -
(EH9l: watgl)
4, &M 3H (VaR : 99%, 10Y) 236

BNKXH &t 2 2



